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 i1 II PiedmontNatural Gas

Augustll, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.
F9 (9 kJ ,.._{..J

MAiL / DMS

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end May 3 l,
2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

4720 Piodmont Row Drive • Charlotte, NC 28210

piedmontng.com

Natural Gas

August 11, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

jwi,'e:
Docket No. 2001-410-G.

MAIL / LJMS

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end May 31,
2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.corn

Enclosures

C: ORS

4 ': ri in dnmni gr w m;r ~ ( i'e lorte Nc gs,'io
Oiedmontng.corn
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Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon
May-11

(2)

11

11
15.50

170.50

A

A

T of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

20,190.50

20,190.50
(2) 170.50
(1) 20,020.00

B

B

T of B's

Less: Fees (Expenditures)
Option Premium

of D's

Activity in Account
Debits Credits

20,190.50

139.50
15,970.50

0.03

20,190.47
16,110.00

36,300.50 36,300.50

36,300.50

(36,300.50)

(3)

C

C

C

of C's

of C's

of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 4/11
ADM accrual in 5/11

P&L and Cash Activity

(5)

9

9
15.50

139.50

E

E

}" of E's

Commission and Fees rate
Total Fees (Receipts)

(4) (16,110.00)
(5) 139.50

(15,970.50)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) (0.03) Interest from ADM

G:\GasAccounting\GASACC\HEDGING\HEDGING\Detail for SC ADM and BP activity MAY 11 ADM
6/21/2011 10:23 AM

Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

May-11

(2)

11 A

A

11 2 of A'

15.50 Commission and Fees rate
170.50 Total Commission and Fees (Expenditures)

(2)

(f)

20,190.50 e
B

20,190.50 2 of s's
170.50 Less: Fees (Expenditures)

20,020 00 Option Premium

Activi in Account
Debits Credits

003 c
D 20,190.50

20,190.47 c
16,110.00 c

139. 50
15,970.50

Z of Ers 36,300.50 36,300.50 X of c's

36,300 50 2 of c's
~36,300.50 3

P&L and Cash Activity per ADM statement
Reverse ADM accrued 4/11
ADM accrual in 5/11
P&L and Cash Activity

9 E

E

9 ZofE's
15.50 Commission and Fees rate

139.50 Total Fees (Receipts)

(16,110.00) Proceeds from positions (Receipts)
139.50 Total Fees (Receipts)

(15,970.50) Futures P&L per ADM statement

(0.03) Interest from ADM

GAGasAccounting)GASACC)HEDGING)HEDGINGiDetail for SC ADM and BP activity MAY 11 ADM
6/21/2011 10:23 AM



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Buitding

]41 W. Jackson Bird, • Suite 1600A

Chicago, lllinios 60604-3190

MONI HLY COMMODIi'Y STATEMEN F

STATEMENT DATE: MAY 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BYI RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT T_T YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * Y 0 U R A C T I V I T Y T H I S M O N T H * * * * * * * * * * * * * *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

5/06/1 4/11 INTEREST CR INT US .03

CREDIT INTEREST

5/09/1 ii CALL MAY 12 NYM NAT GAS E 5700 C NET PREM US 20,190.50

5/10/1 WIRE TRANSFER REC WIREREC US 20,190.47

WIRE TRANSFER RECEIVED

5/25/1 9 CALL JUN II NYM NAT GAS E 4200 C EXER/ASSN US .00

5/25/1 EXER 9 EU NGM 4200 CALLS ADJUSTMENT US 16,110.00

07NG 00000

5/25/1 COM DR EX 9NGM EU 4200CLS ADJUSTMENT US 139.50

07NG 00000

5/26/1 i0 CALL JUN ii NYM NAT GAS E 4700 C EXPIRE US .00

5/26/1 9 CALL JUN ii NYM NAT GAS E 4750 C EXPIRE US .00

5/26/1 18 CALL JUN ii NYM NAT GAS E 6900 C EXPIRE US .00

5/26/1 WTRF OUT CASH US 15,970.50

* * * * * * * * * * * * * * * * P O S I T I ONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

3/02/1 8 CALL JUL ii NYM NAT GAS E 4450 C .1620 US 24,296.00

8* OPTION MARKET VALUE .3037 24,296.00"

17,280.00 LIM EXPIRE 6/27/11

AVERAGE LONG: .16200

LAST TRADE DATE: 6/27/11

3/02/1 8 CALL AUG ii NYM NAT GAS E 4600 C .1670 US 24,688.00

8* OPTION MARKET VALUE .3086 24,688.00"

8,000.00 LIM EXPIRE 7/26/11

AVERAGE LONG: .16700

LAST TRADE DATE: 7/26/11

10/25/0 8 CALL JUL ii NYM NAT GAS E 4750 C .2400 US 11,416.00

8* OPTION MARKET VALUE .1427 ii, 416.00"

EXPIRE 6/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

3/02/1 8 CALL SEP ii NYM NAT GAS E 4800 C .1650 US 23,344.00

8* OPTION MARKET VALUE .2918 23,344.00"

EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

10/25/0 8 CALL AUG ii NYM NAT GAS E 4950 C .2450 US 12,952.00

8* OPTION MARKET VALUE .1619 12,952.00"

EXPIRE 7/26/11

AVERAGE LONG: .24500

ADM INVESTOR _IB_'VII_f:I_ I_a wh_/li'_e_led subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

C©RF_ECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.

? ADM IVVESTOR SERVICES, INC.
Chtra„n Ruat d nf Iradr Butidiia,„

1.11 LL". I,lrl stin ifluii ~ Suiti' t i'IDA

ADM 1'ITILJ.,LL IllininF I f!fitla-Sirttl

t/Ot IHLY LIOI IMODI IY SLAIL I 'l.ill

STATEMENT DATE: MAY 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCSD BY: RBC.WEALTH MANAQBMBNT
1704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po SOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDINQ YOUR STATENENT THAT YOU
ARE UNABLS To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVZCB AT
1/800/654-0461 or 312/242-7200.

r * Y 0 U R A C T I V I T Y T H I 8 N 0 N T H *

DATB

5/06/1

DESCRIPTION

4/11 ZNTBRBST
CREDIT INTEREST

LONG/BUY SERT/SELL RX PRICE/LEGND CC

CR INT US

DBBIT CREDIT

.03

5/09/1

5/10/1 WIRE TRANSPER REC
WIRE TRANSPER RBCSIVED

WIRERSC Us

CALL NAY 12 NYM NAT GAS B 5700 C NRT PREW US 20,190.50

20,190.47

5/25/1
5/25/1

5/25/1

5/26/1
5/26/1
5/26/1
5/26/1

10
9

18

CALL JUN 11 NYM NAT GAS E 4200 C
RXRR 9 EU NGM 4200 CALLS
07NG 00000
CON DR EX 9NQM EU 4200CLS
07NG 00000

CALL JUN 11 NYW NAT GAS 8 4700 C
CALL JUN 11 SYW MAT GAS 8 4750 C
CALL JUN 11 NYN MAT GAS 8 6900 C
WTRP OUT

EXBR/ASSN US
ADJUSTMENT US

ADJUSTMBST US

EXPIRE Us
EXPIRE US
EXPIRB Us

CASE VS

139.50

15,970.50

.00
16, 110. 00

.00

.00

.00

3/02/1 8
sr

P 0 8 I T I 0 N S I N Y 0 U R A C C 0 U M T

CALL JUL 11 NYM NAT GAS E 4450 C .1620 US
OPTION MARKET VALUE .3037

17,280.00 LZM BXPIRE 6/27/11
AVERAGB LONG: .16200

24,296.00
24,296.00*

3/02/1 8
84

LAST TRADE DATE: 6/27/11

CALL Aorl 11 NYM MAT GAS R 4600 C
OPTION WARRET VALUE

8,000.00 LIM EXPIRE 7/26/11
AVERAGE LONGi . 16700

.1670 US

.3086
24,688.00
24,688.00

10/25/0

3/02/1

10/25/0

8
8*

8
8*

8
8

LAST TRADE DATE: 7/26/11

CALL JUL 11 NYM NAT QAS E 4750 C
OPTZON MARKBT VALUE

EXPIRE 6/27/11
AVERAGE LONG: .24000

LAST TRADB DATE: 6/27/11

CALL SEP 11 NYM NAT GAB E 4800 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGE LOMQi . 16500

LAST TRADE DATE: 8/26/11

CALL AUG 11 NYM NAT GAS B 4950 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVERAGE LONG: .24500

.2400 Us

.1427

.1650 US

. 2918

.2450 US

.1619

11, 416. 00
11, 416. 00

23,344.00
23,344.00

12,952.00
12,952.00*

ADM INVESTOR SSHIPVISHESI 18KEES whalPytsp85ed subsidiary of the Archer Daniels Midland Company
PLEASE REPORT MIY DIFFERt,NCES OR OBI CTIONS IMrAEDIATELY YOUR FAILURE TO IM,"AEDIATELY EXERCISE YOUR RIC IT TO HAY- DIFFFRENCES OR rlB,IFC IONS
C.lfliitcILD wlLL RL DEo 4 Ia tll n ACREEMENT THAT THIS STATEIAENT IS CORRECTAILD RATIFIEIJ



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

]4] W. Jackson Bird ° Suite 1600A

Chicago, [llinios 60604-3190

MONI HLY COMMODITY S]AIEMEN [

PAGE

STATEMENT DATE: HAY 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

3/02/1 12 CALL OCT ii NYM NAT GAS E 5100 C .1600 US 32,052.00

12" OPTION MARKET VALUE .2671 32,052.00*

EXPIRE 9/27/11

AVERAGE LONGz .16000

LAST TRADE DATE: 9/27/11

2/02/1 7 CALL JUL Ii NYM NAT GAS E 5150 C .1840 US 2,821.00

7* OPTION MARKET VALUE .0403 2,821.00"

EXPIRE 6/27/11

AVERAGE LONG: .18400

LAST TRADE DATE: 6/27/11

2/02/1 7 CALL AUG Ii NYM NAT GAS E 5300 C .1840 US 5,502.00

7* OPTION MARKET VALUE .0786 5,502.00*

EXPIRE 7/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 7/26/11

10/27/0 9 CALL SEP II NYM NAT GAS E 5350 C .2380 US 11,448.00

9* OPTION MARKET VALUE .1272 11,448.00"

EXPIRE 8/26/11

AVERAGE LONG: .23800

LAST TRADE DATE: 8/26/11

2/02/1 8 CALL SEP ii NYM NAT GAS E 5500 C .1840 US 8,000.00
8* OPTION MARKET VALUE .i000 8,000.00*

EXPIRE 8/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 8/26/11

10/18/0 12 CALL OCT ii NYM NAT GAS E 5500 C .2650 US 19,668.00
12" OPTION MARKET VALUE .1639 19,668.00"

EXPIRE 9/27/11

AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

11/17/0 I0 CALL NOV ii NYM NAT GAS E 5600 C .2550 US 18,500.00
I0" OPTION MARKET VALUE .1850 18,500.00"

EXPIRE 10/26/11

AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/11

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C .2350 US 40,287.00

13- OPTION MARKET VALUE .3099 40,287.00*

EXPIRE 12/27/11

AVERAGE LONG: .23500

LAST TRADE DATE: 12/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

COF_[_EC IED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

Fii:T;dN : "1"!AX F_C(;,_['!_ SUBJECT_O TERM_,ge,_DGO,NDITION%(')_aREVERS_SIDE ':'(:'[7_1:,'.'_:,YMU_;L_ Ala[! f!)e _{AINF[_(')h;F '_ _:!: _:

? ADiVI I'AVES I'OR SERVICES, INC.
Chica n BnarJ lit I'rti Jc Bui!Jmg

'I (1 O'. Inct srln BIYJ 'uite 1600A

ADM ( hic,thrr, Ilhn(OA 606(14-0 IO0

t/OX I I' COMMOOI IY STAii lit tii

PAGE 2

STATEMENT DATE: WAY 31, 2011

ACCOUNT NUMBER: 121 X2068

SALSSMAN NUMBER: 121 X121

INTRODUCED BY: RSC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROS THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVB ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE To RESOLVE WITH YOUR BROKER,
PLEASE COIITACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATB

3/02/1

LONG/SUY SERT/SELL DBSCRIPTION EX PRICE/LBGND CC

12
12*

. 1600 Us

. 2671
CALL OCT 11 NYM NAT GAS E 5100 C

OPTION MARKET VALUE
EXPIRE 9/27/11

AVERAGE LONG: . 16000

IJIST TRADE DATBJ 9/27/11

DEBIT CREDIT

32,052.00
32,052.00

2/02/1 7
7*

CALL JUL 11 MYN NAT QAS E 5150 C . 1840 US
OPTION MARKET VALUE .0403

EXPIRB 6/27/11
AVERAGE LONQJ . 18400

LAST TRADE DATE: 6/27/11

2.821.00
2,821.00*

2/02/I

10/27/0

7
7*

9
9*

CALL AUG 11 NYN NAT GAS E 5300 C
OPTION MARKET VALUB

EXPIRE 7/26/11
AVERAGE LONG: .18400

LAST TRADE DATSt 7/26/11

CALL SEP 11 NYM NAT OILS E 5350 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGE LONG: .23800

.1840 US

.0786

.2380 US

.1272

5,502.00
5,502.00*

11,448.00
11, 448. 00*

2/02/1

10/18/0

8
8

12
12

LAST TRADE DATEt 8/26/11

CALL SEP 11 NYM NAT GAS 8 5500 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGE LONG: . 18400

LAST TRADE DATBL 8/26/11

CALL OCT 11 NYN NAT GAS E 5500 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGE I.ONGt ,26500

. 1840 US

.1000

.2650 US

.1639

8,000.00
8,000.00

19,668.00
19,668.00*

11/17/0 10
10*

LAST TRADE DATE: 9/27/11

CALL NOV 11 NYM NAT GAS E 5600 C

OPTION MARKET VALUE
SXPIRB 10/26/11

AVERAGB LONQt .25500

.ISS0 US

.1850
18,500.00
18,500.00*

2/15/1 13
13*

LAST TRADE DATE: 10/26/11

CALL JAN 12 NYN NAT GAS S 5650 C
OPTION MARKET VALUE

SXPIRE 12/27/11
AVERAGE LONG: .23500

LAST TRADE DATE: 12/27/11

.2350 US

.3099
40,287.00
40,287.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY O'FFERENCES OR OD IEOTIONS IMMEDIATELY YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR Rli" 47 TO HAVE DIFFEFIENCES OR Oe IECTIONS

,.IiiutECIED WILL BE DEEtrIED Yiiiili AGREEMENT THAT THIS STATEIIENT IS CORIIECT AND . ATIFIED
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STATEMENT DATE: MAY 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/29/0 40 CALL NOV Ii NYM NAT GAS E 5700 C .2850 US 65,480.00

40* OPTION MARKET VALUE .1637 65,480.00*

EXPIRE 10/26/11

AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 C .2400 US 47,145.00

15" OPTION MARKET VALUE .3143 47,145.00"

EXPIRE 1/26/12

AVERAGE LONG: .24000

LAST TRADE DATE: 1/26/12

5/09/1 ii CALL MAY 12 NYM NAT GAS E 5700 C .1820 US 27,247.00

ii* OPTION MARKET VALUE .2477 27,247.00*

EXPIRE 4/25/12

AVERAGE LONG: .18200

LAST TRADE DATEz 4/25/12

8/26/0 7 CALL JUL II NYM NAT GAS E 5900 C .1850 US 147.00

7* OPTION MARKET VALUE .0021 147.00"

EXPIRE 6/27/11

AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

8/31/0 8 CALL SEP ii NYM NAT GAS E 5900 C .2750 US 4,184.00

8* OPTION MARKET VALUE .0523 4,184.00-

EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11

9/30/0 12 CALL OCT ii NYM NAT GAS E 5900 C .2400 US 11,856.00

12" OPTION MARKET VALUE .0988 11,856.00"

EXPIRE 9/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

12/02/0 35 CALL DEC ii NYM NAT GAS E 5900 C .3050 US 64,855.00

35* OPTION MARKET VALUE .1853 64,855.00*

EXPIRE 11/23/11

AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/11

8/31/0 7 CALL AUG ii NYM NAT GAS E 5950 C .2200 US 1,260.00

7* OPTION MARKET VALUE .0180 1,260.00"

EXPIRE 7/26/11

AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

C(_)RIqECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,
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STATEMENT DATE( MAY 31. 2011

ACCOUNT NUMBER( 121 X2068

SALESMAN NUMBER( 121 X121

INTRODUCED BY: RSC WEALTH MANAGEMENT
(704!264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUBS
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SBRVICE AT
1/800/654-0461 or 312/242-7200.

DATE

10/29/0 40
40*

CALL NOV 11 NYM NAT GAS E 5700 C
OPTION NARKBT VALUE

EXPIRE 10/26/11
AVERAGE LONG( .28500

.2850 Us

. 1637

LONG/BUY SHRT/SBLL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

65,480.00
65,480.00

2/15/1 15
15*

LAST TRADE DATE: 10/26/11

CALL PEB 12 NYM NAT GAS 8 5700 C
OPTION MARKET VALUE

EXPIRE 1/26/12
AVERAGB LONG: .24000

LAaT TRADE DATE( I/26/12

,2400 US
. 3143

47,145.00
47, 145. 00*

5/09/1 CALL NAY 12 NYM NAT GAS 8 5700 C
OPTION MARKET VALUE

EXPIRE 4/25/12
AVERAGE LONG: . 18200

. 1820 US

.2477
27,247.00
27,247.00*

8/26/0 7
7*

LAST TRADE DATE: 4/25/12

CALL JUL 11 NYM NAT GAS 8 5900 C
OPTION MARKET VALUE

EXPIRB 6/27/11
AVERAGS LONG: .18500

. 1850 US

.0021
147.00
147.00*

8/31/0 8
8*

LAST TRADB DATE: 6/27/11

CALL SBP 11 NYM NAT GAS B 5900 C
OPTION MARKBT VALUB

EXPIRE 8/26/11
AVERAGE LONG: .27500

.2750 US

.0523
4, 184. 00
4,184.00*

9/30/0 12
12*

LAST TRADE DATE( 8/26/11

CALL OCT 11 SYN NAT GAS E 5900 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGE LONG: .24000

LAST TRADE DATE( 9/27/11

.2400 US

.0988
11,856.00
11, 856. 00*

12/02/0 35
35"

CALL DEC 11 NYM NAT GAS 8 5900 C
OPTION MARKET VALUE

EXPIRE 11/23/11
AVERAGE LONG: .30500

.3050 US

.1853
64,855.00
64,855.00*

8/31/0 7
7*

LAST TRADE DATE( 11/23/11

CALL AUG 11 NYN NAT GAS 8 5950 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

.2200 VS

.0180
1,260.00
1,260.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
Fl t A. I REVOR ANY DII FERFNCES DR O(ilEC, IONS IMMEDIATELY YOUR FAILUIIE TO IMMEDIAIELY EXERCISE YOUR R!CIIT TO HAVE DIFrERENC S OR OSIECTIONS
( Onlief! I ED V'I ILL HI. DEt (AFf7 Yrilff'ORS f MENT THAT THIS STATFMENT IF ( ORREC I AND I ATIFIED

n'i
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STATEMENT DATE: MAY 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

2/02/1 12 CALL OCT ii NYM NAT GAS E 5950 C .1700 US 11,124.00

12" OPTION MARKET VALUE .0927 11,124.00"

EXPIRE 9/27/11

AVERAGE LONG: .17000

LAST TRADE DATE: 9/27/11

3/01/1 22 CALL MAR 12 NYM NAT GAS E 6000 C .1950 US 53,438.00

3/02/1 12 CALL MAR 12 NYM NAT GAS E 6000 C .1820 US 29,148.00

34* OPTION MARKET VALUE .2429 82,586.00*

EXPIRE 2/24/12

AVERAGE LONG: .19041

LAST TRADE DATE: 2/24/12

4/04/1 14 CALL APR 12 NYM NAT GAS E 6000 C .1900 US 25,662.00

14- OPTION MARKET VALUE .1833 25,662.00*

EXPIRE 3/27/12

AVERAGE LONG: .19000

LAST TRADE DATE: 3/27/12

1/04/1 13 CALL OCT Ii NYM NAT GAS E 6200 C .1900 US 8,762.00

13" OPTION MARKET VALUE .0674 8,762.00*

EXPIRE 9/27/11

AVERAGE LONG: .19000

LAST TRADE DATE: 9/27/11

9/22/0 8 CALL SEP ii NYM NAT GAS E 6250 C .1650 US 2,344.00

8* OPTION MARKET VALUE .0293 2,344.00*

EXPIRE 8/26/11

AVERAGE LONG_ .16500

LAST TRADE DATE: 8/26/11

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C .3200 US 39,360.00

24* OPTION MARKET VALUE .1640 39,360.00*

EXPIRE 12/27/11

AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

1/31/1 29 CALL FEB 12 NYM NAT GAS E 6350 C .2050 US 49,532.00

29* OPTION MARKET VALUE .1708 49,532.00*

EXPIRE 1/26/12

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

7/30/0 8 CALL AUG ii NYM NAT GAS E 6750 C .2400 US 216.00

8* OPTION MARKET VALUE .0027 216.00"

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGi4T TO HAVE DIFr-'ERENCES OR OBJECTIONS

CORIREC]ED WILL BE DEEMED YOUR AGREEMENT ]HAT THIS STATEMENT IS CORRECTAND RATIFIED.
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STATBMEST DATE: MAY 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER; 121 X121

ZNTRODUCED BY: RBC.WEALTH MANAGBMSNT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLZNA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUBSTIONS OR ISSUES
RSGARDZNG YOUR STATEMENT THAT YOU
ARE UNASLB To RESOLVE WZTH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SBRVICB AT
1/800/654-0461 or 312/242-7200.

DATE

2/02/1

LONG/SUY SERT/SELL DESCRIPTION BX PRICE/LBGND CC

12
12*

.1700 US

.0927
CALL OCT 11 NYM NAT GAS B 5950 C

OPTION MARKET VALUE
EXPIRE 9/27/11

AVERAGE LONG: . 17000

DEBIT CREDIT

11, 124. DD
11, 124 . 00*

3/01/I
3/02/I

4/04/1

1/04/1

22
12
34

14
14*

13
13*

IJLST TRADE DATE: 9/27/11

CALL NAR 12 NYN NAT GAS B 6000 C
CALL MAR 12 NYM NAT GAS B 6000 C

OPTION MARKET VALVE
EXPIRS 2/24/12

AVERAGE LONG: . 19041

LAST TRADE DATE: 2/24/12

CALL APR 12 NYN NAT GAS E 6000 C
OPTION MARKST VALUE

EXPIRE 3/27/12
AVERAGE LONG: ,19000

LAST TRADE DATE( 3/27/12

CALL OCT 11 NYM NAT l3AS E 6200 C
OPTION MARKET VALUE

SXPZRB 9/27/11
AVERAGE LONG: .19000

. 1950 Us
. 1820 Us
.2429

. 1900 Us

. 1833

.1900 US

.0674

53,438.00
29. 148. 00
82,586.00*

25,662.0D
25,662.00*

8,762.00
8,762.00*

9/22/0 8
8*

LAST TRADB DATE: 9/27/11

CALL SBP 11 NYM NAT GAS E 6250
OPTION MARKET VALUB

EXPZRE 8/26/11
AVERAGE LONG: .16500

LAST TRADE DATE( 8/26/11

C .1650 US
.0293

2,344.00
2,344.00*

I/03/1

1/31/1

7/30/D

24
24*

29
29*

8
8*

CALL JAN 12 NYM NAT GAS E 6300 C
OPTION MARKET VALUE

EXPIRE 12/27/11
AVBRAGS LONG( .32000

IJLST TRADE DATB( 12/27/11

CALL PEB 12 NYN NAT GAS E 6350 C
OPTION MARKET VALUE

EXPIRE I/26/12
AVBRAGE LONG: .20500

LAST TRADE DATE: 1/26/12

CALL AUG 11 NYN NAT GAS S 6750 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVERAGE LONG: .24000

.3200 Us

.1640

.205D Us

.1708

.2400 US

.DD27

39,360.00
39,360.00*

49,532.00
49,532.00*

216.00
216. 00*

LAST TRADE DATE: 7/26/11
ADM INVESTOR SERVICES, INC. a whclly owned subsirliary cf the Archer Daniels IJ(diane Company

F'I LASI: RERQR 'NV O(FF. RENC( S OR OSIECTfCNS IIYIM CIATELV VOUR FAILURE TO IM((ECIATELV EXES( I.,E VOIIR Rlc IT T'I HAVE O(FOEHEf CES CIR OS ':-.. RC'I"
;(rlrl tort O Yil, L tlf= CEE(XEO YFA R A(,ntf IYENT 'It DVT THIFSTATEMENT IS CORRI CT Aslf 'T I IEC
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STATEMENT DATE= MAY 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

710110 8
8*

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

4. NET FUTURES P&L

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

SHRT/SELL DESCRIPTION

CALL JUL Ii NYM NAT GAS E 7000

OPTION MARKET VALUE

EXPIRE 6/27/11

AVERAGE LONGz .24500

LAST TRADE DATE: 6/27/11

*** SEG USD ***

.00

.00

.00

15,970.50

20,190.50-

676,742.00

EX PRICE/LEGND CC

C .2450 US

.0001

676,742.00

676,742.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

FUTURES P&L US 15,970.50 88,313.50

OPTION PREMIUM US 20,190.50- 504,365.00-

DEBIT CREDIT

8.00

8.00*

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIF=ERENCES OR OBJE.c:rlo",U"

CORF'_ECIED WILL BE DEEMED YOUR AGREEMENT IHAr THIS STATEMENT IS CORRECT AND __,'\TIFIED.
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STATEMENT DATE: MAY 31, 2011

ACCOUNT NUMBERr 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCBD BY: RBC ~ WEALTH ~ MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po SOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUBSTIONS OR ZSSUSS
REGARDING YOUR BTATENENT THAT YOU
ARE UNABLE To RSSOLVB WITH YOUR BROKER,
PI,EasE coNTacT aDNIs ccsToMSR SERVIcs aT
I/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

7/01/0 8
8*

CALL JUL 11 NYM NAT GAS S 7000 C
OPTION MARKBT VALUE

EXPIRE 6/27/11
AVERAGE LONGI . 24500

.2450 US

.0001
8.00
8.00*

LAST TRADE DATEI 6/27/11

1. BEGINNING ACCT BALANCE
2. PAL AND CASH ACTIVITY
3. BNDZNG ACCT BALANCE
4. NET PUTURBB PAL
5. NET OPTION PRSMZUM
8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

*** SEG USD ***
.00
.00
.00

15,970.50
20,190.50-

676,742.00

676,742.00
676,742.00

r** CURRENT MONTH ""* *** YEAR-To-DATB ***

PUTURRB PAL
OPTION PREMIUM

Us
Us

15,970.50
20,190.50-

88,313.50
504,365.00-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of '.he Archer Daniels M dland Company.
F'LEAEF RrPORT ANY DIFF RENCFs OF OEJEC IONE IMMEDIATELY YOJII FAILJRE To its'IEDNTELY EXFRCILE ''OrJR RIC IT TO r'AYE DIF=FRFNr s CF nr rr . I,nil
r(:I Irk('ILD WILL Rk I'IEFMFI Yoirn A( REEMEIYT )RAT Thla STAIEt'lt NT IS .ORRECT tit D IATII I=D



South Carolina

Report as of 513112011 Close

Period Original Purchase Realized Value
Cost/Proceeds

$949,450 $2,424,270Closed Positions - May-2002/April-2003 Review

Closed Positions - May-2003/April-2004 Review

Closed Positions - May-2004/April-2005 Review

Closed Positions - May-2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review

Closed Positions- May-2009/April-2010 Review

Closed Positions - May-2010/April-2011 Review

Closed Positions - May-201 l/June-2011 Review

Total Closed Positions Review Periods

$1,065,640

$851,680

$2,463,690

$400,810

$795,290

$4,925,500

Net Value Realized

Gain or(Loss)

$1,474,82£

($664,8301

($56,3901

$2,461,81£

$3,369,220 ($1,385,730) ($4,754,950

$2,908,420 $1,159,981 ($1,748,439

$3,446,030 ($6,147,835) ($9,593,865

$3,599,735 ($12,587,530) ($16,187,265

$2,240,760 ($3,938,546) ($6,179,306

$166,120 $0

($14,353,790)$21,060,745

Open Positions Total $927,880 $676,742

Closed/Open Postion TOTALS $21,988,625 ($13,677,048)

($166,1201

($35,414,535

($251,1381

($35,665,673

Period

South Carolina

Report aa of 5/31/2011 Close

Original Purchase
Coat/Proceeds Realized Value

Net Value Realized
Gain or (Loaa)

Closed Positions - Ma -2002/A ril-2003 Review

Closed Positions - Ma -2003/A ril-2004 Review

Closed Positions — Ma -2004/A ril-2005 Review

Closed Positions - Ma -2005/A ril-2006 Review

$949,450

$ 1,065,640

$851,680

$2,463,690

$2,424,270

$400,810

$795,290

$4,925,500

$1,474,820

($664,830)

($56,390)

$2,461,810

Closed Positions — Ma -2006/A ril-2007 Review

Closed Positions - Ma -2007/A ril-2008 Review

Closed Positions - Ma -2008/A ril-2009 Review

Closed Positions - Ma -2009/A ril-2010 Review

$2,908,420 $ 1,159,981

$3,446,030 ($6,147,835)

$3,599,735 ($12,587,530

$3,369,220 ($1,385,730) ($4,754,950)

($1,748,439)

($9,593,865)

($16,187,265)

Closed Positions — Ma -2010/A ril-2011 Review

Closed Positions - May-2011/June-2011 Review

$2,240,760

$166,120

($3,938,546)

$0

($6,179,306)

($ 166,120)

Total Closed Positions Review Periods $21,060,745 ($14,353,790) ($35,414,535)

Open Positions Total $927,880 $676,742 ($251,138)

Closed/Open Postion TOTALS $21,988,62 ($13,677,048) ($35,665,673)



Counter Original Trade
Pedod Tool

party Date

May-11 Call NYMEX 4/30/201C
Ma)'-I 1 Call NYMEX 9/28/201C

Ma)'-11 Call-Offset NYMEX 10/25/201C
May-11 Call (Sold) NYM EX 4/26/2011
Ma)'-I 1 Call-Offset NYMEX 2/25/2011
Ma)'-I 1 Call (Sold) NYMEX 4/26/2011
Jun-11 Call NYMEX 6/1/201C
Jun-11 Call NYMEX 10/27/201C

Jun-11 Call NYMEX 10/29/201C
Jun-11 Call-Offset NYMEX 3/2/2011

Jun-ll Call (Sold) NYMEX 5/25/201t
SUMMARY:

South Carolina May-20111June-2011 Review

Report as of 5/3112011 Close

MMBtus
Purchased Per

Pdce
Month

170,000
90,000

-80,000J
80,00(

-90,00(
90,00(

180, 00(
100,000
90,O001

-90,00(
90,00(

630,00(

Strlke/Flxed Purchase

Pdce

$6.1( $0.340(
$4.9( $0.250C
$4.3_ $0.247_

$4.3_ ($0.03701
$4.1( $0.158C

$4.1( ($0.28701
$6.9( $0.205(
$4.7( $0.238(

$4.7_ $0.235(
$4.2( $0.165(

$4.2( t$0.17901

Trade I
Purchase

Coot/Proceeds ExplmtJon
Date

$57,800 04/26/2011 E
$22,500 04/26/2011 E

$19,800 04/26/2011 E

($2,960) 04/26/2011 E
$14,220 04/26/2011 E

($25,830) 04/26/2011 E
$36,900 05/25/2011 E

$23,800 05/25/2011 E
$21,150 05/25/2011 E
$14,850 05/25/2011 E

($16,110) 05/25/2011E
$166,120

Expirat|on
Price

$0.00(
$0.00(
$0.00(
$O.O0(
$0.00(

$0.00(
$0.00(
$0.00(
$0.00(

$0.00(

$0.00(

Realized

Value

$C
$C
$c
$c
$c
$C

$C
$C
$c
$c

$c
$c

Net Value Realized

Galn or (Loss)

($57,8001
($22,5001
($19,8001

$2,96(

($14,220,
$25,83(

($3B,9oo,

($23,800

($21,150
($14,8501

$16,11(

($166,120

South CaroEne May.2011/June.2011 Review
R rl as of 5/34/2Mt Close

Ma-
Ma-

Tool

Ca
Ca

Counter
party

NYM X

NYM X

Orldlnal Trade
Oats

Uden

MMBtus
PUIolMMd Puf

Month
170

Strike/Fhed
Pdoe

PufolMM
Plica

$0 340
$0 250

PluohMS
CosuPnlolnds

57
225

Trade I
EaplMtlou

inta
04/26/2011
04/26/2011

Eapl/rtlou
Pdce

$00

RMl ised
Value

Nat Value Reauanl
Csin or (toM$

$57,800
$22 500

Ma-
Ma-

Ca
Ca

-Offasi
Sold

NYM X

NYM X

10/25/2 do 35
35

$0 247
$0 03rD

19 8
$2 960

04/26/2011
04/26/2011

$19 800

Ma
Ma

Un.

Ca Offssi
Ca Sold

I Cail

NYM X

NYM X

NYM X

0 1

010

-90
90

18

$0 5
0 287
020

14 22
83025

04/26/2011
04/26/2011
05/25/2011

00
$14 220
$25 83

$36,900
Un.
Un.
Un.

I Cail
I Call
1 Call-Offset

un-11 Call Sold
SUMMARY

NYM X
NYM X
NYM X

NYM X

10/2 /201
DloI pnod
011
011

70
75

20

0 23
023 0
0 e

1730

11
ae

110$ 16
120

05/25/2011
05/25/2011
05/25/2011
05/25/2011

Do
$23,800
$ 21 150
$ 14,850
$ 16 11

$ 166,120



Period

Jul-11

Open Positions - South Caroline

Report as of 5/3112011 Close

Counter MMBtus Trade I

Tool party Trade Date Purchased Strike/Fixed Purchase Purchase Expiration
Per Month Price Price Cost/Proceeds Date

Call NYMEX 7/1/2010 80,000 $7.00 $0.2450 $19,600 06/27/2011 E

Net Value vs.

Current Market

Value

NYMEX

Market Market Value

Price

$0.0001 $8 ($19,592)

Jul-11 Call NYMEX 8/26/2010 70,000 $5.90 $0.1850 $12,950 06/27/2011 E $0.0021 $147 ($12,803)

Jul-11 Call NYMEX 1012512010 80,000 $4.75 $0.2400 $19,200 06/27/2011 E $0.1427 $11,416 ($7,784)

Jul-11 Call NYMEX 2/212011 70,000 $5.15 $0.1840 $12,880 0612712011 E $0.0403 $2,821 ($10,059)

Jul-11 Call NYMEX 3/2/2011 80,000 $4.45 $0.1620 $12,960 0612712011 E $0.3037 $24,296 $11,336

Au_-11 Call NYMEX 713012010 80,000 $6.75 $0.2400 $19,200 07/26/2011 E $0.0027 $216 ($18,984)

Auq-11 Call NYMEX 8/31/2010 70,000 $5.95 $0.2200 $15,400 0712612011 E $0.0180 $1,260 ($14,140)

Aug-11 Call NYMEX 1012512010 80,000 $4.95 $0.2450 $19,600 07/26/2011 E $0.1619 $12,952 ($6,648)

Aug-11 Call NYMEX 2/2/2011 70,000 $5.30 $0.1840 $12,880 07/26/2011 E $0.0786 $5,502 ($7,378)

Aug-11 Call NYMEX 3/2/2011 80,000 $4.60 $0.1670 $13,360 0712612011 E $0.3086 $24,688 $11,328

Sep-11 Call NYMEX 8/31/2010 80,000 $5.90 $0.2750 $22,000 0812612011 E $0.0523 $4,184 ($17,816)

Sep-11 Call NYMEX 912212010 80,000 $6.25 $0.1650 $13,200 0812612011 E $0.0293 $2,344 ($10,856)

Sep-11 Call NYMEX 10/27/2010 90,000 $5.35 $0.2380 $21,420 08/26/2011 E $0.1272 $11,448 ($9,972)

Sep-11 Call NYMEX 2/212011 80,000 $5.50 $0.1840 $14,720 08/26/2011 E $0.1000 $8,000 ($6,720)
Sep-11 Call NYMEX 3/2/2011 80,000 $4.80 $0.1650 $13,200 08/26/2011 E $0.2918 $23,344 $10,144

Oct-ll Call NYMEX 9/30/2010 120,000 $5.90 $0.2400 $28,800 09/2712011 E $0.0988 $11,856 ($16,944)

Oct-ll Call NYMEX 10/18/2010 120,000 $5.50 $0.2650 $31,800 09/27/2011 E $0.1639 $19,668 ($12,132)

Oct-ll Call NYMEX 1/4/2011 130,000 $6.20 $0.1900 $24,700 09/27/2011 E $0.0674 $8,762 ($15,938)

Oct-ll Call NYMEX 2/2/2011 120,000 $5.95 $0.1700 $20,400 09/27/2011 E $0.0927 $11,124 ($9,276)
Oct-ll Call NYMEX 3/2/2011 120,000 $5.10 $0.1600 $19,200 09/27/2011 E $0.2671 $32,052 $12,852

Nov-11 Call NYMEX 10/29/2010 400,000 $5.70 $0.2850 $114,000 1012612011 E $0.1637 $65,480 ($48,520)

Nov-11 Call NYMEX 1111712010 100,000 $5.60 $0.2550 $25,500 1012612011 E $0.1850 $18,500 ($7,000)

Dec-11 Call NYMEX 12/2/2010 350,000 $5.90 $0.3050 $106,750 1112312011 E $0.1853 $64,855 ($41,895)

Jan-12 Call NYMI=X 1/3/2011 240,000 $6.30 $0.3200 $76,800 12/27/2011 E $0.1640 $39,360 ($37,440)

Jan-12 Call NYMEX 2/15/2011 130,000 $5.65 $0.2350 $30,550 1212712011 E $0.3099 $40,287 $9,737

Feb-12 Call NYMEX 1/31/2011 290,000 $6.35 $0.2050 $59,450 0112612012 E $0.1708 $49,532 ($9,918)
Feb-12 Call NYMEX 2/1512011 150,000 $5.70 $0.2400 $36,000 01/26/2012 E $0.3143 $47,145 $11,145

Mar-12 Call NYMEX 3/1/2011 220,000 $6.00 $0.1950 $42,900 02/2412012 E $0.2429 $53,438 $10,538

Mar-12 Call NYMEX 3/2/2011 120,000 $6.00 $0.1820 $21,840 02/2412012 E $0.2429 $29,148 $7,308

Apr-12 Call NYMEX 4/4/2011 140,000 $6.00 $0.1900 $26,600 03/2712012 E $0.1833 $25,662 ($938)

May-12 Call NYMEX 5/9/2011 110,000 $5.70 $0.1820 $20,020 04/25/2012 E $0.2477 $27,247 $7,227

SUMMARY: 4,030,000 $927,880 $676,742 ($251,138)

0 Poult)one - South CaroRna
Re rt as of 6/31/2011 Close

Fedos Tool Counter
par(V

Trade Date
MMBtus

Purchased
Per Month

8trlke/Fixed
Puce

Purchase Purchase
Price Cost/Proaeeds

Trade I
Explratlon

t)Ma

NYMEX
Market
Price

Net Value va.
Market Value Current Market

Value
Jul-11
Jul-1 1

Jul-11

Juatt
Jul-11

Au -11

Au -11

Au -11

Au -11
Aug-11

Se 11

Sa 11

Se 11

Sap-11
Sep-11
Oct-1 1

Cct-11
Ocl-11
Oct-11
Oct-11

Nov-11
Nov-11
Dec- 1

Jan-12
Jan-12
Feb.12
Feb-12

Mar-12
Mar-12

pr-1

May-12

SLIMMARY

Call
Call

Call
Call
Cell

Call
Call

Call

Cs8
Call

Call

Call

Call
Call
Cell

Call

Csa
Calf

Call
Call

Ca0
Call

al

Call
Caf

Call
Call

Call
Call

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYM EX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYM EX

NYMEX
NYMEX

NY

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYM EX

7/1/2010
8/26/2010

10/25/2010
2/2/2011
3/2/2011

7/30/2010
8/31/201 0

1 0/25/20 1 0
2/2/2011
3/2/2011

8/31/2010
9/22/2010

10/27/2010
2/2/201 1

3/2/2011

9/30/2010
10/18/2010

1/4/2011
2/2/2011
3/2I2011

10/29/2010
11/17/2010

1 2/2010

1/3/2011
2/15/2011

1/31/2011
2/15/2011

3/1/2011
3/2/2011
442 11

5/9/2 1 1

80,000
70,000
80,000
70 000
80,000

80,000
70,0 DO

80. 000
70. 000
80,000

80,000
80,000
90,000
90 000
80,000

120,000
120. 000
130,000
120 000
120,000

400,000
100,000
35,
240,000
130,000

290 000
150,000

220 000
120,000
1, 0
11, 00

4.030,DOO

$7 00
$5 90
$4 75
$515
$445
$6 75

$5 95
$4 95

$53D
$46D

$5 90
$625
$5 35
$ 5 50
$4 80

$5.90

$5.50
$6 20
$5 95
$510
$570
$580
5.90

$6 30
$565
$6.35
$5 70

$6 00
$6 DO

5.70

$0 2450
$0 1850
$0 2400
$0 1840
$0 1620

$0 2400
$0.2200
$0 245D

$0 1840
$0 1670

$0 2750
$D.1650
$0 2380
$0 1840
$0 1650

$0 2400
$0.2650
$0 1900
$0 1700
$0 1600

$D.2850
$0 2550

0 3050

$0 3200
$0 2350

$0 2050
$0 2400

$0 1950
$0 1820

0 190
0 18

$ 19,600
$ 12,950
$ 19,200
$12,880
$12,960

$ 19,2DO

$ 15 400
$ 19,60D

$ 12,880
$ 13,360

$22,000
$ 13,200
$21,420
$14,720
$13,200

$28,800
$31,8DO

$24 700

$20,400
$ 19,200

$114 000
$25,500
1D, 50

$76 600
$30,550

$59 450
$36,000

$42.900
$21,840

26,600
20,020

927,880

06/27/2011 E
06/27/2011 E

06/27/2011 E

06/27/201 1 E
06/27/2011 E

07/26/2011 E

07/26/2011 E

07/26/2011 E

07/26/2011 E
07/26/2011 E

08I26/2011 E

D8/26/2011 E

08/26/2011 E

08/26/201 1 E
08/26/201 1 E

09/27/2011 E

09/27/2011 E

09/27/2011 E

09/27/2011 E
09/27/2011 E

10/26/2011 E
1D/26/2011 E

11/23 2011

12/27/2D11 E
12/27/2011 E

01/26/2012 E
01/26/2012 E

02/24/2012 E
D2/24/2012 E

D3/27 2012
04 25/2012

$0 0001
$0 0021

$0 1427
$0 0403
$0 3037

$0 0027
$00180
$0 1619
$0.0786
$0 3086

$0 0523
$0 D293

$0 1272
$0 1000
$0 2918

$0 0988
$0.1639
$0 0674
$0 Og27
$0 2671

$0 1637
$ D 1850
01

$0 1640
$0 3099

$0 1708
$0.3143

$0 2429
$0 2429

1 3

$8

$ 147

$ 11,416
$2,821

$24,296

$216

$1,260
$ 12.952

$5,502
$24,688

$4 184

$2,344
$ 11,448

$8,000
$23,344

$ 11,856
$ 19,668

$8,762
$ 11,124
$32,052

$65,480
$ 18,500
64,855

$39,360
$40,287

$49 532
$47.145

$53,438
$29,148
25,862
27,24

$676, 4

($ 19,592)
($ 12,803)

($7 784)
($10,059)

$11,336

$ 18,984)

($ 14,140

($6,648)
($7,378)
$ 11,326

($ 17,816)

($ 10,856)
($9,972)
($6,720)
$ 10,144

($ 16,944)
($ 12,132)
($ 15,938

$9,276)
$ 12,852

($48,520)
($7,000)

( 41,895)

($37,440)
$9,737

$9,918)
$ 11,145

$ 10.538
$7,308

( 938)
227

251,138)


